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Abstract : This paper presents a regression model with autocorrelated errors in which the inputs are social moods obtained by
analyzing the adjectives in Twitter posts using a document topic model. The regression model predicts Dow Jones Industrial
Average (DJIA) more precisely than autoregressive moving-average models.
Keywords : stock market prediction, social moods, regression model, DJIA
Conference Title : ICTI 2014 : International Conference on Technology and Innovation
Conference Location : Bali, Indonesia
Conference Dates : October 09-10, 2014
  
World Academy of Science, Engineering and Technology
International Journal of Economics and Management Engineering
Vol:8, No:10, 2014
Op
en
 Sc
ien
ce
 In
de
x, 
Ec
on
om
ics
 an
d M
an
ag
em
en
t E
ng
ine
er
ing
 V
ol:
8, 
No
:10
, 2
01
4 w
as
et.
or
g/a
bs
tra
cts
/87
13
ISNI:0000000091950263International Scholarly and Scientific Research & Innovation 8(10) 2014 1
